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The recent paper by Sarhan and Balakrishnan (Journal ofMultivariate Analysis, 2006, in press)
introduced a new class of bivariate distributions and studied its various properties. I would like to
mention that much of this paper is ﬁlled with unnecessary derivations. For example, nearly four
pages of the paper provides derivation of the ﬁrst two marginal moments as well as the marginal
moment generating function (mgf), see Theorems 3.3, 3.4, Lemmas 3.3, 3.5–3.7 in Sarhan and
Balakrishnan [2]. This is not needed because, upon noting that the marginal probability density
function (pdf) of Xi , i = 1, 2 is
fXi (xi) = exp (−0xi)
{
0 − 0 (1 − exp (−xi))i
+ i exp (−xi) (1 − exp (−xi))i−1
}
(1)
for xi > 0 (see [2, Theorem 3.1], it clear that one can write
fXi (xi) = fUi (xi) − 0B (i + 1, 0) fVi (xi) + iB (i , 1 + 0) fWi (xi) , (2)
where Ui ∼ Exp(0), Vi ∼ BetaExp(1, i + 1, 0) and Wi ∼ BetaExp(1, i , 1 + 0). Here,
BetaExp (, a, b) denotes the beta exponential distribution studied by Nadarajah and Kotz (2006)
with the pdf
f (x) = 
B(a, b)
exp (−bx) {1 − exp (−x)}a−1
for x > 0,  > 0, a > 0 and b > 0. Thus, the moments of Xi of any order (not just the ﬁrst
two moments), its mgf and other properties of Xi not considered in Sarhan and Balakrishnan [2]
follow directly from the results given in Nadarajah and Kotz [1].
A similar comment applies to the derivations relating to the conditional moments, see Theorem
3.5 and Lemma 3.4 in Sarhan and Balakrishnan [2].
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